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1. HEJIb OCBOEHUSA JUCIUITVINHBI

Ilenpro ocBOeHUS AUCHMIUIMHBI «Basic econometrics with Excel / OCHOBBI 3KOHOMETPHKH C
ucrojib30BaHueM Excel» SBISIETCS COBEpPIICHCTBOBAHME U JalbHEHINEE pa3BUTHE HABBIKOB,
HEOOXOUMBIX JIJISI HMCIIOJIb30BAHKMS METOJIOB IKOHOMETPHYECKOTO MOJCIIMPOBAHMS JUIS PEIICHUS
MPUKJIATHBIX 33/1a4, CBSI3aHHBIX C aHAJIM30M peaTbHbIX OM3HEC-IaHHBIX U TIOJTYUYCHHS Ha OCHOBE TaKOTO
BHJa aHalu3a BBIBOJOB M IIOCTPOCHHS OM3Hec-TMIOTe3.  Biajgenuwe wuHCTpyMeHTamu EXcel,
peIHA3HAYCHHBIMU JUISI CTATUCTUYECKOTO M PErPEeCCHOHHOTO aHain3a, TO3BOJISET BBECTU TaKOW
aHAJIN3 B MMPAKTUKY aHATUTUYECKON paOOTHI MPHU MMOCTPOCHUH MPEABAPUTEIIBHBIX THIIOTE3, TOCTPOCHHUU
TPEHJOBBIX MOJEIIEH U IIPOTHO30B.

2. TPEBOBAHUS K PE3YJIBTATAM OCBOEHUA JUCIHUITJINHBI
OcBoeHue IUCHUILIMHBI «Basic econometrics with Excel / OCHOBBI 3KOHOMETPUKH C
ucnosp3oBanreM Excel» HampaBieHO Ha (QOpMUPOBAHHE Yy OOYYAIOMIMXCS CIEAYIOMIMX

KOMITETCHIINH (4acTh KOMIETEHIIUN):

Tabnuya 2.1. llepeuenv komnemenyuil, poOpMupyemuix y 00yuanouuxcs npu 0c80eHuu

OUCYUNTIUHBL (PE3VIbMAMblL 0C80EHUSL OUCYUNIUHDL)

[ngp Komnerems HNuankaTopsl JOCTHIKEHHSI KOMIIETeHIHH
(B paMKax JIaHHOM JIMCUUILIMHBI)
VYK-7.1 - Ocy1iecTBasieT MOUCK HY>KHBIX
MCTOYHUKOB MH(OPMAIINH U TAHHBIX,
Crnoco0eH K UCIONb30BaHUIO | BOCHPUHUMAET, aHATU3UPYET, 3aIIOMHUHACT U
U(POBBIX TEXHOJIOTUH U nepenaeT HHPOPMaIIUIO C UCTIONb30BAaHUEM
METOJIOB ITOKCKa, 00pabOTKH, | MU(GPOBBIX CPEICTB, & TAKKE C TIOMOIIBIO
aHaJu3a, XpaHEeHUs U aJITOPUTMOB MPU pabOTE C MOJTYYEHHBIMU U3
VK-7 MpeaCTaBlIeHUS MHPOPMALUK | pa3IMYHBIX HCTOYHUKOB TAHHBIMU C LIEIbIO
(B npodeccuoHanbHOM 3¢ (HEKTUBHOTO UCTIONB30BaHUS MTOJYYEHHON
00J1aCTH) B yCIOBHSX uHGOpMAIHHK JUTsI pEIISHUS 33129
UG POBOI SKOHOMUKH U
COBPEMEHHON KoprnopaTuBHOH | YK-7.2 - [IpoBOAUT OIICHKY UH(OPMAIIHH, €€
MH()OPMALMOHHOM KYJIBTYPBL. | TOCTOBEPHOCTD, CTPOHT JIOTHYECKUE
YMO3aKJIIOYEHUS] HA OCHOBAaHUU
NOCTYNAOLUX UH(POPMAIIUHU U TAHHBIX
Cnoco6en npoBoauth ananu3 | [1K-3.3 - [IpoBoauT MOATOTOBKY AaHHBIX IS
IK-3 OO0JIBIINX JAHHBIX C MPOBEJICHUSI aHATUTUYECKHUX PadOT 1Mo
MCII0JIb30BAHUEM UCCIICIOBAHUIO OOJIBIINX JAHHBIX




Hudp

KoMmnerennus

NHauKaTopsl 10CTHKEHUS KOMIIETEHIIMU
(B paMKax JTaHHOW JUCIUTIIIUHBI)

CYLIECTBYIOIIEH B
OpraHu3aiuu
METO0JIOTHYECKOU 1
TEXHOJIOTUYSCKOU

UHPPACTPYKTYPbI

[1K-3.4 - TIpoBOaUT aHATUTHIECKOE
WCCIIeIOBaHUE C MPUMEHEHUEM TEXHOJIOTUI

OONBIINX JaHHBIX B COOTBCTCTBHU C
Tpe60BaHI/I}IMI/I 3aKa34yuKa

3. MECTO JMCUMIIJIMHBI B CTPYKTYPE OII BO

JucnumnuHa «Basic econometrics with Excel / OCHOBbI 5KOHOMETPHKH € UCIIOIb30BAHUEM
Excel» oTtHOCHTCA K 4YacTH, (pOpMHUpPyEeMOH ydacTHHKaMU OOpa30BaTEIbHBIX OTHOIICHHUI
0JI0Ka TUCUMIUIUH 110 BhIOopy B1.B.J1B.01.01.

B pamkax OIl BO oOyuarommecss TakXe OCBaMBAIOT JIPYryue JUCITUIUIMHBI W/UIA
MPaKTUKH, CIIOCOOCTBYIOIINE JOCTIIKCHHUIO 3allJIJaHHPOBAHHBIX PE3yJIhTAaTOB OCBOCHUS
JUCHUIUINHBI «Basic econometrics with Excel / OcHOBBI 5KOHOMETPHKH C UCIIOJIb30BaHUEM Excely.

Tabnuya 3.1. Ilepeuenv xomnonenmos OIl BO, cnocobcmeyrnoujux 00CmMudiceHuro
3aniaHUpPOBAHHBIX Pe3YIbMamos 0C80CHUS OUCYUNTIUNBL

IMpenmecTByomue IMocaenyromue
IlIudpp | HammeHoBaHWE KOMIETEHIIMN | TUCHUIINHBI/MOYJIH, | TUCHUIUIMHBI/MOILYJIH,
NPAKTHKU™ NPaKTHKU™

Crioco6eH K MCIOIb30BaHHIO

U (PPOBBIX TEXHOJIOTUM U

METOIOB TIOMCKa, 00pabOTKH,

aHalIn3a, XpaHCHUA U DUHAHCOBBIN HH(i)p OBBIC PBIHKH 1

Unit-skoHOMHKa

yK.7 | TPeacTaBienus HHq)OPMaHI/H/I MEHEKMEHT VIMUTAIHOHHOE

(B mpodeccuoHanbHoOM NHCTpYMEHTBI MOJETHpOBaHIE

00JIaCTH) B yCIIOBHSIX 00pabOTKH IAHHBIX

(G POBOI SKOHOMUKH U

COBPEMEHHOM KOPIIOPATUBHOMU

WHOOPMAIIMOHHON KYJIBTYPHI.

Crioco0OeH IpOBOANTH aHAU3

OOJIBIIINX JaHHBIX C

WCIIOJIb30BaHUEM
[K-3 CYLIECTBYIOLIEH B OCHOBBI HAyKH O [IponBuHYTHIE METOIBI

OpraHu3aIu JTaHHBIX aHaIM3a TaHHBIX

METOJI0JIOTMYECKON U

TEXHOJOTUYECKOU

UHOPACTPYKTYPHI

* - 3aIOJIHAETCS B COOTBETCTBUU ¢ Marpuien kommeteHuit u CYIT OIT BO




4. OFBEM JUCIHUATILIMHGI 1 BUJbI YYEFHOM PABOTHI

OO6mas TpyA0EMKOCTh IUCHMIUIMHBI «Basic econometrics with Excel / OcHoBBI

HPKOHOMETPUKH C UCTIONIb30BaHueM Excely» cocTamiseT 2 3aueTHbIC €TUHUIIBL.

Tabnuya 4.1. Buov yuebnoii pabomui no nepuodam oceéoenus OI BO ons OQYHOH

gopmbl 06yuenus

. BCEI'O, CemecTp(-b1)
Buj yueoHoii pa6oThI AL 1 5 4 5

Konmaxmmnas paboma, ax.u. 27 27
Jlexmmn (JIK) 9 9
Jlaboparophbie padcots (JIP) 18 18
[paktrueckue/cemunapckue 3ausatus (C3)
Camocmosmenvhas paboma 45 45
00YHaAIOWUXCL, AK.Y.
Koumponw (sx3amen/zawem c oyenxotr),
ax.u.
O0mas Tpyr0eMKOCTh aK.4. 72 72
JUCIUIIINHBI 3a4.el. 2 2

5. COOEP KAHUE JUCIHUIIJINHBI

Tabnuya 5.1. Codepoicanue oucyuniunvl (Mo0yis) no eudam yueoHou pabomul

HaumenoBanue Bup yuyeonou

Conep:xanue pa3jaena (TemMbl)

pa3aeiia TUCHMILIHHBI padoTbI*
Tema 1.1. Types of data JIK, JIP
Paszen 1. Relevant Tema 1.2. Frequency_ an_d Pr_obability Distribution JIK, JIP
topics frbm Statistics Tema 1.3. Normgl I_Dlstrlbgtlc_)n JIK, JIP
Tema 1.4. Descriptive statistics JIK, JIP
Tema 1.5. Measures of Association JIK, JIP
Tema 1.6. Properties of estimators JIK, JIP
Tema 2.1. Steps of hypothesis testing JIK, JIP
i Tema 2.2. Type | and Type Il erorrs JIK, JIP
Pasnen 2. Hypothesis ¢, 3 p-value and Type | & Il errors JIK, JIP
testing Tema 2.4. Hypothesis testing JIK, JIP
Tema 2.5. Student’s t-distribution JIK, JIP
Tema 3.1. What is a regression model?
Tema 3.2. Main steps of econometric analysis
Paznen 3. Simple Tema 3.3. Simple regression model JIK, JIP
Regression Analysis Tema 3.4. Ordinary Least squares JIK, JIP
Tema 3.5. Goodness of Fit JIK, JIP
Tema 3.6. A mysterious disturbance term JIK, JIP




HaumeHoBaHue Bup yueonoi
Conep:xkanue pasaena (TeMbl)

pasaesia TUCUMILIHHbBI padoThI*
Tema 4.1. Multiple regression model JIK, JIP
Tema 4.2. Interpretation of the Multiple Regression JIK, JIP
Pasnen 4. Multiple |Coefficients
regression analysis |Tema 4.3. t-tests and Multicollinearity JIK, JIP
Tema 4.4. A Dummy variable JIK, JIP
. JIK, JIP
Tema 4.5. Sets of dummy variables
L . . . JIK, JIP
Tema 5.1. The objectives of Time Series Analysis
JIK, JIP
Tema 5.2.Trend Models ’
i . . . . JIK, JIP
Paszen 5. Introduction [ 5 3 Residual diagnostics: autocorrelation
to Time Series Analysis
. JIK, JIP
Tema 5.4. Durbin-Watson test
JIK, JIP

Tema 5.5. Forecast Accuracy

* - 3anonaseTcs Tonpko mo OUHOMU dhopme obyaenust: JIK — nexyuu, JIP — nabopamopnsie pabomol; C3 —
CeMUHapCKue 3aHAmus.

6. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHUE JUCHUIIVINHBI

Tabauya 6.1. Mamepuanvno-mexuuyeckoe obecneyerue OUCYUNIUHbL
Crnennann3npoBaHHoOe
yueOHOe/1abopaTopHoe

odopynoBanme, IO u
MaTepuaJIbl VI OCBOEHUS
AUCHUILTHHBI
(Ipu HEOOXOTUMOCTH)

Tun ayauropun OcHamenue ayiuropuu

AynuTtopust Ui  CaMOCTOSATENbHOM padoThI

s oOyyaromuxcst (MOKET HCIOJIb30BaThCS s
CaMOCTOSITENIbHOM | MPOBEACHUSI ~ CEMMHAPCKUX  3aHATUH U
paboThI KOHCYJIbTAIMi{), OCHAIICHHAs KOMIUIEKTOM
oOyJaromuxcst CHenualn3upoBaHHON Mebenu u

KoMmnbroTepami ¢ goctynom B SUOC.
* - ayTUTOpHS AJIsl CAMOCTOSTENIbHOM padoThl o0yyaronuxcs ykasbiBaercs OBA3ATEJIbHO!

7. YYEBHO-METOANYECKOE n NHOPOPMAIIMOHHOE
OBECIHHEYEHHME JUCIHUIIJINHBI

OcHognas numepamypa.

Lim Kian Guan.  Theory and Econometrics of Financial Asset Pricing / K. G. Lim. -
DIIEKTPOHHBIE TEKCTOBbBIE JIaHHBIE. - De Gruyter, 2022. URL:
https://mega.rudn.ru/MegaPro/UserEntry?Action=Link_FindDoc&id=510837&idb=0




Emuceea .M. u np. DxoHoMmeTpuka: yueOHHK aist By30B/ [lox pen. U.W.Enuceesoii.- M.:
Opaiir, 2022 (3meKTpoHHas KHUTA, JIOCTYT o MOJITUCKE PYJIH
https://urait.ru/viewer/ekonometrika-488603).

Dougherty Christopher. Introduction to Econometrics [Texct] / C. Dougherty. - Fifth Edition.
- Oxford : Oxford university press, 2016.

Lononnumenvnasn numepamypa:
1. AiiBazsa C.A. Metonbl s3xoHOMeTpukH. M3a-Bo UHbpa-M, 2014.

2. Hoyreptu Kpucrodep. Benenne B 3KOHOMETpUKY: YueOHMK ais By3oB: Ilep. ¢
aHIIL.- 2-¢ u3l..- M.: UHOPA-M, 2007, 2009. (YHUBEpCUTETCKUI YUSOHUK)
3. Teopust CTaTUCTUKHU C 3JIEMEHTaMH SKOHOMETPUKH B 2 4. YacTh | : yueOHHUK /17151 By30B

/ B. B. KoBanes [u ap.] ; otB. pea. B. B. KoBanes. — M. : U3garensctBo 0paiit, 2022. — 333 ¢.—
ISBN 978-5-534-04021-0 (u. 1) (onmexTpoHHas KHHra, jgoctyn mo mnoxmucke PYJIH
https://urait.ru/viewer/teoriya-statistiki-s-elementami-ekonometriki-v-2-ch-chast-1-490798).

Pecypcor ungpopmayuonno-meneKomMmyHuKayuoHHol cemu « Mnmepremy»:

1. O9bC PY/IH u ctoponnue 9BC, Kk KOTOPBIM CTYJI€HThl YHUBEPCUTETA UMEIOT JOCTYI Ha
OCHOBaHHH 3aKJIIOYCHHBIX JOTOBOPOB:

- DnekrponHo-6uOMoTeuHas cucrema PYJIH — OBC PYJIH http://lib.rudn.ru/MegaPro/Web

- OBC «YHuBepcurerckas Oubimoreka oniaiin» http://www.biblioclub.ru

- OBC IOpaiit http://www.biblio-online.ru

- OBbC «KoncynpranT ctyaentay Www.studentlibrary.ru

- OBC «Jlanby http://e.lanbook.com/

- ObC «Tpounkuii MocT»

2. ba3el JaHHBIX U TTIOUCKOBBIC CUCTCMBI.

- JJICKT pOHHHfI (I)OH)I HpaBOBOﬁ u HOpMaTI/IBHO-TeXHI/I‘{eCKOI\/’I AOKYMCHTallun
http://docs.cntd.ru/

- mouckoBas cucrema SIamekc https://www.yandex.ru/

- mouckoBas cuctema Google https://www.google.ru/

- pedpeparuBHas 6a3a qanabix SCOPUS http://www.elsevierscience.ru/products/scopus/

- http://www.gks.ru/ — mopran ®enepanbHoii ciy)0bl TOCYIapCTBEHHON CTATUCTHKKA PD

- http://www.cbr.ru/ — mopran IlenrpanbHoro 6anka PO
- http://data.worldbank.org/ - 6a3a manHbIXx MupoBoro 6anka

- https://ec.europa.eu/eurostat/data/database - 6a3a nanubIx cTpan EBpocoro3a

- https://www.imf.org/external/datamapper/datasets - 6a3bl maHHBIX MEXIyHAPOIHOTO
BaJIOTHOTO (poHIa

Yuebno-memoouueckue mamepuansi 018 camMocmoamenbHou pabomsl 00y4aOWUxcs
npU 0C80EHUU OUCYUNTUHBY/MOOYIAE:

Buneo-nekmnuu

[Ipe3eHTaliMOHHBIE MAaTEPHUAIIBI

TecTbl 1151 caMONPOBEPKH YCBOEHHUS MaTepuralia

Metoauueckue peKOMEHIAIUH 10 BBIOJHEHUIO MPAKTUYECKUX 3aJaHUM
Buneo-aeMoHcTpanyu 1o BBIITOIHEHHUIO MPAKTUYECKUX 3aJaHUN

Tectbl I CcaMONPOBEPKH KOPPEKTHOCTH  BBINOJHEHUS  3aJaHUNA IS
CaMOCTOSITETFHON paOOThI

ook wnE
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7. CcbUIKY Ha JOTOJHUTEIbHBIE PECYPCHI

* - Bce y4eOHO-METOAMYECKHE MaTepHalbl IS CaMOCTOSTENFHOW pabOThl 00yYarOMIMXCs

pasMeIamTcs B COOTBETCTBUH C ICHCTBYIOIINM MOPSAKOM Ha cTpanuie qucuuiiuiel B TYHUC!

8. OIEHOYHBIE MATEPUAJIbI M BAJUIBHO-PEMTHUHIOBASA
CUCTEMA OLHEHUBAHUA YPOBHA COPOPMHUPOBAHHOCTH
KOMIETEHIUU IO JUCHUIIJIMHE

OneHouHble MaTepuaibl ©  OaJTIbHO-PEUTHHrOBas CUCTEMa* OIICHUBAHHS  YPOBHS
c(OpMHUPOBAHHOCTH KOMIETEHIUNA (YacTH KOMIIETEHIMII) 1O HTOraM OCBOCHHUS JHCIUIUIMHBI
«MOVE: Business Communication / MeXKyJabTypHas JeJ0Bas aHTJIOS3bIYHAS KOMMYHHKAITUS)
npenctaniensl B [Ipunoxenun k Hacrosieit Paboueit mporpamme TUCHUTUIUHEIL.

* - OM u BPC dopmupytoTcs Ha OCHOBaHUH TPeOOBAHUH COOTBETCTBYIOMIETO JIOKAIEHOTO HOPMATHBHOTO
axkta PYJIH.

PA3SPABOTUYHUKMU:
3aB. kagenpoii IMM, noueHT banamosa C.A.
JomxuocTts, BYII IMonmnuce damumug U.0.
HomxaocTts, BYII IMoamnuce dammmug U.0.
HomxuocTts, BYII IMonmnuce damvmmua 1.0.
PYKOBOJUTEJIb BYII:
3aB. kajeapoii MM, goueHT Bbanamosa C.A.
HaumenoBanue BYII IMonmnuce damvmmua 1.0.

PYKOBOIUTEJIb OII BO:
3as. kadenpoit IMM, noueHT banamosa C.A.

JomxaocTts, BYII [loamuce damunusa U.0.



